Author Index to Vol. 5, No. 4 


Anderson, R. W., Some Determinants of the 
Volatility of Futures Prices, 331 


Ball, C. A.. Torous, W. N., and Tschoegl, A. 
E., The Degree of Price Resolution: The 
Case of the Gold Market, 29 

Baxter, J. Conine, T. E., Jr., and Tamarkin, 
M., On Commodity Market Risk Premiums: 
Additional Evidence, 121 

Benninga, S., and Smirlock, M., An 
Empirical Analysis of the Delivery Option, 
Marking to Market, and the Pricing of the 
Treasury Ponds Futures, 361 

Berck, P. and Bible, T., Wood Products 
Futures Markets and the Reservation Price 
of Timber, 311 

Bible, T., see Berck, P. 

Bigman, D., and Goldfarb, D., Efficiency and 
Efficient Trading Rules for Food and Feed 
Grains in the World Commodity Markets: 
The Israeli Experience, 1 

Bird, P. J. W. N., Dependency and Efficiency 
in the London Terminal Markets, 433 

Branch, B., see Hegde, S. P. 

Brandt, J. A., see Holt. M. T. 

Brorsen, B. W., see Irwin, S. H. 


Canarella, G. and Pollard, S. K. Efficiency of 
Commodity Futures: A Vector 
Autoregression Analysis, 57 

Chance, D. M., A Semi-Strong Form Test of 
the Efficiency of the Treasury Bond Futures 
Market, 385 

Chang, E. C., and Stevenson, R. A., The 
Timing Performance of Small Traders, 517 

Chen, A. H., and Park, H. Y. 

Choi, J. W., and Longstaff, F. A., Pricing 
Options on Agricultural Futures: An 
Application of the Constant Elasticity of 
Variance Option Pricing Model, 247 

Clifton, E. V., The Currency Futures Market 
and Interbank Foreign Exchange Trading, 
375 

Collins, R. A., see Nelson, R. D. 


The Journal of Futures Markets, Vol. 5, No. 4, 651-652 (1985) 


Cornell, B., Taxes and the Pricing of Stock 
Index Futures: Empirical Results, 89 


Daigler, R. T., Futures Bibliography, 131, 
289, 455, 645 

Dowen, R. J., A Note: Hedging Market Risk 
for Capital Investment Projects, 621 


Farris, P. L., see Oellermann, C. M. 

Fieleke, N. S., The Foreign Currency Futures 
Market: Some Reflections on 
Competitiveness and Growth, 625 

Figlewski, S., Hedging with Stock Index 
Futures: Theory and Application in a New 
Market, 183 


Goldfarb, D., see Bigman, D. 

Goodman, L. S., Ross, S., and Schmidt, F., 
Are Foreign Currency Options Overvalued? 
The Early Experience of the Philadelphia 
Stock Exchange, 349 


Hauser, R. J., and Neff, D., Pricing Options 
on Agricultural Futures: Departures from 
Traditional Theory, 539 

Hegde, S. P., and Nunn, K. P., Jr., Interest 
Rate Volatility, Trading Volume, and the 
Hedging Performance of T-Bond and GNMA 
Futures—A Note, 273 

; and Branch, B., An Empirical 
Analysis of Arbitrage Opportunities in the 
Treasury Bill Futures Market, 407 

Helms, B. P., and Martell, T. F., An 
Examination of the Distribution of Futures 
Price Changes, 259 

Herbst, A. F., Hedging against Price Index 
Inflation with Futures Contracts, 489 

Holt, M. T., and Brandt, J. A., Combining 
Price Forecasting with Hedging of Hogs: An 
Evaluation Using Alternative Measures of 
Risk, 297 

Horowitz, R. J., Esq., Legal Notes, 127, 287, 
453, 643 


Irwin, S. H., and Brorsen, B. W., Public 
Futures Funds, 149 


Jonas, S., Comment on Feuerstein’s “Trading 
Bond Spreads in the Delivery Month”, 451 

Jones, R. A., Conversion Factor Risk in 
Treasury Bond Futures: Comment, 115 

Junkus, J. C., and Lee, C. F., Use of Three 
Stock Index Futures in Hedging Decisions, 
201 


Kahl, K. H., Rutz, R. D., Sinquefield, J. C., 
The Economics of Performance Margins in 
Futures Markets, 103 

——-; Effects of the Economic Recovery 
Tax Act of 1981 on Futures Market 
Volume, 239 

Kawaller, I., A Comment on Figlewski’s 
“Hedging with Stock Index Futures: Theory 
and Application in a New Market”, 447 

Klemkosky, R. C., and Lasser, D. J., An 
Efficiency Analysis of the T-Bond Futures 
Market, 607 

Koppenhaver, G. D., Variable-Rate Loan 
Commitments, Deposit Withdrawal Risk, 
and Anticipatory Hedging, 317 


Landes, W. J., Stoffels, J. D., and Seifert, J. 
A., An Empirical Test of a Duration—Based 
Hedge: The Case of Corporate Bonds, 173 

Lasser, D. J., see Klemkosky, R. C. 

Lee, C. F., see Junkus, J. C. 

Longstaff, F. A. see Choi, J. W. 


Ma, C. K., Spreading between the Gold and 
Silver Markets: Is There a Parity, 579 

Maberly, E. D., Testing Futures Market 
Efficiency—A Restatement, 425 

Martell, T. F., see Helms, B. P. 

Miller, S. E., Simple and Multiple Cross- 
Hedging of Millfeeds, 21 

Milonas, N. T., Koveos, P. E., and Booth, G. 
G., Memory on Commodity Futures 
Contracts: A Comment, 113 


652 / 


AUTHOR INDEX 


Neff, D., and Hauser, R. J., 529 

Nelson, R. D., and Collins, R. A., A 
Measure of Hedging’s Performance, 45 

Nunn, K. P., Jr., see Hedge, S. P. 


Oellermann, C. M., and Farris, P. L., Futures 
or Cash: Which Market Leads Live Beef 
Cattle Prices? 529 


Park, H. Y., and Chen, A. H., Differences 
between Futures and Forward Prices: A 
Further Investigation of the Marking-to- 
Market Effects, 77 

——; and Sears, R. S., Estimating Stock 
Index Futures Volatility through the Prices 
of Their Options, 223 

; Reexamination of Normal 
Backwardation Hypothesis in Futures 
Market, 505 

Pluhar, D. M., Shafer, C. E., and Sporleder, 
T. L., The Systematic Downward Bias in 
Live Cattle Futures: A Further Evaluation, 


Rutz, R. D., see Kahl, K. H. 


Schmidt, F., see 

Sears, R. S., see Park, H. 

Seifert, J. A., see Landes, 

Shafer, C. E., see Pluhar, 
Sinquefield, J. C., see Kahl, K. H. 
Smirlock, M., see Benninga, S. 
Sporleder, T. L., see Pluhar, D. M. 
Stevenson, R. A., see Chang, E. C. 
Stoffels, J. D., see Landes, W. J. 


Torous, W. N., see Ball, C. A. 
Tschoegl, A. E., see Ball, C. A. 


ll 
a 
a 


